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Loop over needed data 

* component consumptions (A) 

* component allocations (d) 

* product demand means (mu) 

* product demand standard deviations 

* inter-product correlations 
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End Loop over 
needed data 
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Combine product 
correlations and 
standard deviations to 
obtain the covarance 
matrix (sigma) 
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component 
consumptions (A) 
and component 
allocation (d) 
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parameters of 
the joint demand 

distribution 
(mu and sigma) 
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formulate production 
policy in 
feasible region 
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policy in 
infeasible region 
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formulate 
integral over 
infeasible 
region 
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ouput integral 
expression 



